Hol dll‘lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
1,608,543.100 Local 1.000000 1,608,543.10 1.000000 1,608,543.10 0.00 1.11
Base 1.000000 1,608,543.10 1.000000 1,608,543.10 0.00 1.11
US DOLLAR Total
1,608,543.100  Local 1,608,543.10 1,608,543.10 0.00 1.11
Base 1,608,543.10 1,608,543.10 0.00 1.11
CASH Total
1,608,543.100 Base 1,608,543.10 1,608,543.10 0.00 1.11
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
923SER009 FDIC REPUBLIC BK OF ARIZONA 12/49 VAR 0.7 30 Jul 2015
245,000.000 Local 100.000000 245,000.00 100.000000 245,000.00 0.00 0.17
Base 100.000000 245,000.00 100.000000 245,000.00 0.00 0.17
923TQWO003 FDIC ARIZONA BUSINESS BANK 12/49 VAR 0.6 12 Mar 2016
249,615.270 Local 100.000000 249,615.27 100.000000 249,615.27 0.00 0.17
Base 100.000000 249,615.27 100.000000 249,615.27 0.00 0.17
923ULB001 FDIC ALERUS FINANCIAL CD 01/15 VAR 0.3 02 Jan 2016
246,718.240 Local 100.000000 246,718.24 100.000000 246,718.24 0.00 0.17
Base 100.000000 246,718.24 100.000000 246,718.24 0.00 0.17
923UNCO007 FDIC PINNACLE BANK 12/49 VAR 1.245 30 Nov 2015
248,437.020 Local 100.000000 248,437.02 100.000000 248,437.02 0.00 0.17
Base 100.000000 248,437.02 100.000000 248,437.02 0.00 0.17
923UYB007 FDIC BMO HARRIS BANK 12/49 VAR 0.35 02 Sep 2015
245,930.320 Local 100.000000 245,930.32 100.000000 245,930.32 0.00 0.17
Base 100.000000 245,930.32 100.000000 245,930.32 0.00 0.17
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYC005 FDIC FIRST NATL BK SCOTTSDALE 12/49 VAR 0.5 01 Sep 2015
246,474.830 Local 100.000000 246,474.83 100.000000 246,474.83 0.00 0.17
Base 100.000000 246,474.83 100.000000 246,474.83 0.00 0.17
923UYE001 FDIC METRO PHOENIX BANK 12/49 VAR 0.45 30 Aug 2015
247,461.210 Local 100.000000 247,461.21 100.000000 247,461.21 0.00 0.17
Base 100.000000 247,461.21 100.000000 247,461.21 0.00 0.17
979QRC005 BANK OF AMERICA REPO 0.08 01 Jul 2015
16,000,000.000  Local 100.000000 16,000,000.00 100.000000 16,000,000.00 0.00 11.03
Base 100.000000 16,000,000.00 100.000000 16,000,000.00 0.00 11.03
979RFK008 FDIC US BANK CDARS ACCOUNT 0.3 01 Jul 2015
15,174,856.580  Local 100.000000 15,174,856.58 100.000000 15,174,856.58 0.00 10.46
Base 100.000000 15,174,856.58 100.000000 15,174,856.58 0.00 10.46
979RFK008 FDIC US BANK CDARS ACCOUNT 0.45 14 Jul 2015
246,842.670 Local 100.000000 246,842.67 100.000000 246,842.67 0.00 0.17
Base 100.000000 246,842.67 100.000000 246,842.67 0.00 0.17
US DOLLAR Total
33,151,336.140 Local 33,151,336.14 33,151,336.14 0.00 22.86
Base 33,151,336.14 33,151,336.14 0.00 22.86
CASH EQUIVALENT Total
33,151,336.140 Base 33,151,336.14 33,151,336.14 0.00 22.86
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
038461AC3 AID EGYPT US GOVT GUAR 09/15 4.45 4.45 15 Sep 2015
3,672,000.000 Local 100.871437 3,703,999.18 100.871437 3,703,999.18 0.00 2.55
Base 100.871437 3,703,999.18 100.871437 3,703,999.18 0.00 2.55
30253XAA6 FDIC TRUST FDIC 2012 C1 A 144A 0.8406 25 May 2035
25,358.550  Local 100.000000 25,358.55 100.043000 25,369.45 10.90 0.02
Original Face: 2,000,000.000 Base 100.000000 25,358.55 100.043000 25,369.45 10.90 0.02
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
36176S4T4 GNMA POOL 775134 GN 09/41 FIXED 4 4.0 15 Sep 2041
3,165,455.500 Local 106.469768 3,370,253.14 108.347601 3,429,695.09 59,441.95 2.37
Original Face: 5,000,000.000 Base 106.469768 3,370,253.14 108.347601 3,429,695.09 59,441.95 2.37
36178GHQ0 GNMA POOL AA8339 GN 08/27 FIXED 3 3.0 15 Aug 2027
3,144,239.750 Local 105.623865 3,321,067.56 104.718158 3,292,589.95 -28,477.61 2.27
Original Face: 5,000,000.000 Base 105.623865 3,321,067.56 104.718158 3,292,589.95 -28,477.61 2.27
36179MAF7 GNMA 1l POOL MA0006 G2 04/27 FIXED 2.5 25 20 Apr 2027
2,821,210.200 Local 104.420855 2,945,931.80 102.471519 2,890,936.95 -54,994.85 1.99
Original Face: 4,372,786.000 Base 104.420855 2,945,931.80 102.471519 2,890,936.95 -54,994.85 1.99
36179MAG5 GNMA 1l POOL MA0007 G2 04/27 FIXED 3 3.0 20 Apr 2027
2,768,232.400 Local 105.258913 2,913,811.32 104.557153 2,894,384.99 -19,426.33 2.00
Original Face: 5,000,000.000 Base 105.258913 2,913,811.32 104.557153 2,894,384.99 -19,426.33 2.00
36179MAH3 GNMA 1l POOL MA0008 G2 04/27 FIXED 3.5 3.5 20 Apr 2027
3,103,158.750 Local 105.478561 3,273,167.19 105.506562 3,274,036.11 868.92 2.26
Original Face: 7,500,000.000 Base 105.478561 3,273,167.19 105.506562 3,274,036.11 868.92 2.26
36179MCH1 GNMA 1l POOL MA0072 G2 05/27 FIXED 2.5 25 20 May 2027
3,227,973.250 Local 103.869390 3,352,876.13 102.473274 3,307,809.87 -45,066.26 2.28
Original Face: 5,000,000.000 Base 103.869390 3,352,876.13 102.473274 3,307,809.87 -45,066.26 2.28
36179MGN4 GNMA 1l POOL MA0205 G2 07/27 FIXED 3 3.0 20 Jul 2027
3,118,592.650 Local 105.425462 3,287,790.70 104.548985 3,260,456.96 -27,333.74 2.25
Original Face: 5,000,000.000 Base 105.425462 3,287,790.70 104.548985 3,260,456.96 -27,333.74 2.25
36179MGP9 GNMA 1l POOL MA0206 G2 07/27 FIXED 3.5 3.5 20 Jul 2027
1,979,466.180 Local 106.237858 2,102,942 .47 105.530923 2,088,948.93 -13,993.54 1.44
Original Face: 4,169,641.000 Base 106.237858 2,102,942.47 105.530923 2,088,948.93 -13,993.54 1.44
36179MGW4 GNMA 1l POOL MA0213 G2 07/42 FIXED 3 3.0 20 Jul 2042
6,149,639.930 Local 102.430681 6,299,118.03 99.904842 6,143,788.06 -155,329.97 4.24
Original Face: 7,500,000.000 Base 102.430681 6,299,118.03 99.904842 6,143,788.06 -155,329.97 4.24
36179NDH8 GNMA 11 POOL MA1004 G2 05/43 FIXED 3 3.0 20 May 2043
1,475,519.300 Local 101.412835 1,496,365.96 99.904671 1,474,112.70 -22,253.26 1.02
Original Face: 2,000,000.000 Base 101.412835 1,496,365.96 99.904671 1,474,112.70 -22,253.26 1.02
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
36202F3T1 GNMA 11 POOL 005310 G2 02/27 FIXED 3.5 35 20 Feb 2027
1,077,961.150 Local 104.252601 1,123,802.54 103.842024 1,119,376.68 -4,425.86 0.77
Original Face: 2,910,888.000 Base 104.252601 1,123,802.54 103.842024 1,119,376.68 -4,425.86 0.77
36202FL61 GNMA 11 POOL 004849 G2 11/40 FIXED 4 4.0 20 Nov 2040
4,073,439.450 Local 106.171094 4,324,815.22 103.998959 4,236,334.62 -88,480.60 2.92
Original Face: 12,190,366.000 Base 106.171094 4,324,815.22 103.998959 4,236,334.62 -88,480.60 2.92
3620C4U57 GNMA POOL 748604 GN 09/40 FIXED 4.5 4.5 15 Sep 2040
2,032,253.750 Local 108.467318 2,204,331.13 109.041681 2,216,003.65 11,672.52 1.53
Original Face: 5,000,000.000 Base 108.467318 2,204,331.13 109.041681 2,216,003.65 11,672.52 1.53
36225BWY0 GNMA POOL 781563 GN 02/18 FIXED 5 5.0 15 Feb 2018
71,599.000 Local 103.031537 73,769.55 105.363996 75,439.57 1,670.02 0.05
Original Face: 2,255,000.000 Base 103.031537 73,769.55 105.363996 75,439.57 1,670.02 0.05
36225E3Y6 GNMA 11 POOL 082614 G2 09/40 FLOATING VAR 1.625 20 Sep 2040
3,179,681.760 Local 103.871672 3,302,788.60 103.917511 3,304,246.14 1,457 .54 2.28
Original Face: 9,450,000.000 Base 103.871672 3,302,788.60 103.917511 3,304,246.14 1,457.54 2.28
3622A2EMO GNMA POOL 783740 GN 12/27 FIXED 2.5 25 15 Dec 2027
1,850,380.530 Local 101.878302 1,885,136.27 102.558638 1,897,725.07 12,588.80 1.31
Original Face: 2,500,000.000 Base 101.878302 1,885,136.27 102.558638 1,897,725.07 12,588.80 1.31
36230M3Y1 GNMA POOL 753515 GN 11/40 FIXED 4 4.0 15 Nov 2040
2,397,823.550 Local 106.770182 2,560,160.57 106.531778 2,554,444.06 -5,716.51 1.76
Original Face: 5,872,458.000 Base 106.770182 2,560,160.57 106.531778 2,554,444.06 -5,716.51 1.76
36241KZ76 GNMA POOL 782566 GN 02/24 FIXED 5.5 5.5 15 Feb 2024
109,050.390 Local 104.599314 114,065.96 108.755344 118,598.13 4,532.17 0.08
Original Face: 1,000,000.000 Base 104.599314 114,065.96 108.755344 118,598.13 4,532.17 0.08
36290TK65 GNMA POOL 616917 GN 12/35 FIXED 5 5.0 15 Dec 2035
144,537.310  Local 106.185503 153,477.67 111.297835 160,866.90 7,389.23 0.11
Original Face: 1,000,000.000 Base 106.185503 153,477.67 111.297835 160,866.90 7,389.23 0.11
36294XCP9 GNMA POOL 662578 GN 09/22 FIXED 5 5.0 15 Sep 2022
1,513.210  Local 103.174047 1,561.24 106.077980 1,605.18 43.94 0.00
Original Face: 25,000.000 Base 103.174047 1,561.24 106.077980 1,605.18 43.94 0.00
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
36297KGS4 GNMA POOL 714009 GN 10/39 FIXED 5 5.0 15 Oct 2039
300,838.680 Local 104.075261 313,098.64 111.068057 334,135.68 21,037.04 0.23
Original Face: 2,000,000.000 Base 104.075261 313,098.64 111.068057 334,135.68 21,037.04 0.23
38374C5H0 GOVERNMENT NATIONAL MORTGAGE A GNR 2003 85 PD 4.0 20 Mar 2033
26,646.560 Local 100.000000 26,646.56 104.269800 27,784.31 1,137.75 0.02
Original Face: 410,000.000 Base 100.000000 26,646.56 104.269800 27,784.31 1,137.75 0.02
38376KWCH1 GOVERNMENT NATIONAL MORTGAGE A GNR 2009 87 BD 3.0 20 Oct 2038
71,917.730  Local 101.017857 72,649.75 102.104800 73,431.45 781.70 0.05
Original Face: 500,000.000 Base 101.017857 72,649.75 102.104800 73,431.45 781.70 0.05
38378H4K9 GOVERNMENT NATIONAL MORTGAGE A GNR 2012 124 KB 2.0 20 Jul 2042
3,147,447.950 Local 102.553208 3,227,808.84 99.496000 3,131,584.81 -96,224.03 2.16
Original Face: 4,400,000.000 Base 102.553208 3,227,808.84 99.496000 3,131,584.81 -96,224.03 2.16
465139HR7 AID ISRAEL US GOVT GUAR 11/16 0.00000 15 Nov 2016
5,000,000.000 Local 99.088233 4,954,411.64 98.980500 4,949,025.00 -5,386.64 3.41
Base 99.088233 4,954,411.64 98.980500 4,949,025.00 -5,386.64 3.41
465139UM3 AID ISRAEL US GOVT GUAR 11/16 0.00000 01 Nov 2016
2,000,000.000 Local 99.079403 1,981,588.06 99.017100 1,980,342.00 -1,246.06 1.37
Base 99.079403 1,981,588.06 99.017100 1,980,342.00 -1,246.06 1.37
465139UN1 AID ISRAEL US GOVT GUAR 05/17 0.00000 01 May 2017
1,410,000.000 Local 98.581948 1,390,005.47 98.296400 1,385,979.24 -4,026.23 0.96
Base 98.581948 1,390,005.47 98.296400 1,385,979.24 -4,026.23 0.96
690353A56 OVERSEAS PRIVATE INV COR US GOVT GUAR 08/16 0.00000 0.01 20 Aug 2016
3,000,000.000 Local 100.000000 3,000,000.00 100.704300 3,021,129.00 21,129.00 2.08
Base 100.000000 3,000,000.00 100.704300 3,021,129.00 21,129.00 2.08
690353UT2 OVERSEAS PRIVATE INV COR US GOVT GUAR 11/17 0.00000 17 Nov 2017
2,000,000.000 Local 101.370143 2,027,402.86 106.033600 2,120,672.00 93,269.14 1.46
Base 101.370143 2,027,402.86 106.033600 2,120,672.00 93,269.14 1.46
690353WF0 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/17 0.57 0.57 15 Jun 2017
1,894,736.790 Local 100.053422 1,895,749.00 100.087866 1,896,401.62 652.62 1.31
Original Face: 4,500,000.000 Base 100.053422 1,895,749.00 100.087866 1,896,401.62 652.62 1.31
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
690353ZQ3 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/25 0.6 0.01 21 Jun 2025
1,000,000.000 Local 100.000000 1,000,000.00 100.265600 1,002,656.00 2,656.00 0.69
Base 100.000000 1,000,000.00 100.265600 1,002,656.00 2,656.00 0.69
903724AK8 UKRAINE AID US GOVT GUAR 05/19 1.844 1.844 16 May 2019
2,270,000.000 Local 99.997759 2,269,949.12 100.125700 2,272,853.39 2,904.27 1.57
Base 99.997759 2,269,949.12 100.125700 2,272,853.39 2,904.27 1.57
911759JQ2 HOUSING URBAN DEVELOPMNT US GOVT GUAR 08/15 4.33 433 01 Aug 2015
9,000,000.000 Local 100.308538 9,027,768.39 100.308538 9,027,768.39 0.00 6.23
Base 100.308538 9,027,768.39 100.308538 9,027,768.39 0.00 6.23
912820F28 STRIP PRINC 07/15 0.00000 15 Jul 2015
622,000.000 Local 99.988945 621,931.24 99.988945 621,931.24 0.00 0.43
Base 99.988945 621,931.24 99.988945 621,931.24 0.00 0.43
912820J32 STRIP PRINC 10/15 0.00000 31 Oct 2015
291,000.000 Local 99.887347 290,672.18 99.964900 290,897.86 225.68 0.20
Base 99.887347 290,672.18 99.964900 290,897.86 225.68 0.20
912820RY5 STRIP PRINC 09/15 0.00000 15 Sep 2015
217,000.000 Local 99.933982 216,856.74 99.933982 216,856.74 0.00 0.15
Base 99.933982 216,856.74 99.933982 216,856.74 0.00 0.15
912820UY1 STRIP PRINC 12/16 0.00000 31 Dec 2016
686,000.000 Local 99.022593 679,294.99 99.269900 680,991.51 1,696.52 047
Base 99.022593 679,294.99 99.269900 680,991.51 1,696.52 0.47
912820XG7 STRIP PRINC 12/15 0.00000 31 Dec 2015
152,000.000 Local 99.821105 151,728.08 99.929900 151,893.45 165.37 0.10
Base 99.821105 151,728.08 99.929900 151,893.45 165.37 0.10
912828KR0 US TREASURY N/B 04/16 2.625 2.625 30 Apr 2016
2,000,000.000 Local 101.603982 2,032,079.64 101.921900 2,038,438.00 6,358.36 1.41
Base 101.603982 2,032,079.64 101.921900 2,038,438.00 6,358.36 1.41
912828LL2 US TREASURY N/B 08/16 3 3.0 31 Aug 2016
5,000,000.000 Local 102.881150 5,144,057.48 103.046900 5,152,345.00 8,287.52 3.55
Base 102.881150 5,144,057.48 103.046900 5,152,345.00 8,287.52 3.55
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Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

FUND: ATZ8

As of: June 30, 2015 View Date: July 6, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912828NZ9 US TREASURY N/B 09/15 1.25 1.25 30 Sep 2015
2,000,000.000 Local 100.011716 2,000,234.32 100.296900 2,005,938.00 5,703.68 1.38
Base 100.011716 2,000,234.32 100.296900 2,005,938.00 5,703.68 1.38
912828PM6 US TREASURY N/B 12/15 2.125 2125 31 Dec 2015
2,500,000.000 Local 100.834087 2,520,852.17 100.976600 2,524,415.00 3,662.83 1.74
Base 100.834087 2,520,852.17 100.976600 2,524,415.00 3,5662.83 1.74
912828RX0 US TREASURY N/B 12/16 0.875 0.875 31 Dec 2016
2,000,000.000 Local 100.101185 2,002,023.70 100.585900 2,011,718.00 9,694.30 1.39
Base 100.101185 2,002,023.70 100.585900 2,011,718.00 9,694.30 1.39
912828SC5 US TREASURY N/B 01/17 0.875 0.875 31 Jan 2017
2,000,000.000 Local 100.308028 2,006,160.56 100.554700 2,011,094.00 4,933.44 1.39
Base 100.308028 2,006,160.56 100.554700 2,011,094.00 4,933.44 1.39
912828TG5 US TREASURY N/B 07/17 0.5 0.5 31 Jul 2017
2,000,000.000 Local 99.581058 1,991,621.15 99.648400 1,992,968.00 1,346.85 1.37
Base 99.581058 1,991,621.15 99.648400 1,992,968.00 1,346.85 1.37
912828TWO0 US TREASURY N/B 10/17 0.75 0.75 31 Oct 2017
5,000,000.000 Local 100.084617 5,004,230.86 99.914100 4,995,705.00 -8,525.86 3.45
Base 100.084617 5,004,230.86 99.914100 4,995,705.00 -8,525.86 3.45
912828WM8 US TREASURY N/B 05/16 0.375 0.375 31 May 2016
2,500,000.000 Local 99.947219 2,498,680.48 100.070300 2,501,757.50 3,077.02 1.73
Base 99.947219 2,498,680.48 100.070300 2,501,757.50 3,077.02 1.73
912834BG2 STRIPS 09/15 0.00000 30 Sep 2015
114,000.000 Local 99.918421 113,907.00 99.979400 113,976.52 69.52 0.08
Base 99.918421 113,907.00 99.979400 113,976.52 69.52 0.08
912834BH0 STRIPS 03/16 0.00000 31 Mar 2016
114,000.000 Local 99.687921 113,644.23 99.828800 113,804.83 160.60 0.08
Base 99.687921 113,644.23 99.828800 113,804.83 160.60 0.08
912834EF1 STRIPS 12/15 0.00000 31 Dec 2015
133,000.000 Local 99.821105 132,762.07 99.925000 132,900.25 138.18 0.09
Base 99.821105 132,762.07 99.925000 132,900.25 138.18 0.09
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ST OF AZ POOL 700 LGIP MD FF&C

Holdings
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
US DOLLAR Total
108,039,674.270  Local 110,544,406.00 110,252,162.03 76.03
Original Face: 106,556,139.000 Base 110,544,406.00 110,252,162.03 76.03
FIXED INCOME Total
108,039,674.270  Base 110,544,406.00 110,252,162.03 76.03

Original Face: 106,556,139.000
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Hol dings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
142,799,553.510 Base 145,304,285.24 145,012,041.27 -292,243.97 100.00
Original Face: 106,556,139.000
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Holdings
Currency Summary

Asof:  June 30, 2015

ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:

View Date:

ATZS8
July 6, 2015

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
1,608,543.100 Local 1,608,543.10 1,608,543.10 1.1 0.00 0.00
Base 1,608,543.10 1,608,543.10 1.1 0.00 0.00 0.00
CASH EQUIVALENT
33,151,336.140 Local 33,151,336.14 33,151,336.14 22.86 0.00 0.00
Base 33,151,336.14 33,151,336.14 22.86 0.00 0.00 0.00
FIXED INCOME
108,039,674.270 Local 110,544,406.00 110,252,162.03 76.03 -292,243.97 -292,243.97
Original Face: 106,556,139.000 Base 110,544,406.00 110,252,162.03 76.03 -292,243.97 0.00 -292,243.97
US DOLLAR Total
142,799,553.510 Local 145,304,285.24 145,012,041.27 100.00 -292,243.97 -292,243.97
Original Face: 106,556,139.000 Base 145,304,285.24 145,012,041.27 100.00 -292,243.97 0.00 -292,243.97
FUND Total
142,799,553.510 Base 145,304,285.24 145,012,041.27 100.00 -292,243.97 0.00 -292,243.97

Original Face:

106,556,139.000
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Holdings

ST OF AZ POOL 700 LGIP MD FF&C

STATE OF ARIZONA
Asset Summary FUND: ATZ38 STATE STREET
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
1,608,543.100 1,608,543.10 1,608,543.10 1.1 0.00 0.00 0.00
CASH Total
1,608,543.100 1,608,543.10 1,608,543.10 1.1 0.00 0.00 0.00
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Holdings

ST OF AZ POOL 700 LGIP MD FF&C

STATE OF ARIZONA
Asset Summary FUND: ATZS STATE STREET
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
33,151,336.140 33,151,336.14 33,151,336.14 22.86 0.00 0.00 0.00
CASH EQUIVALENT Total
33,151,336.140 33,151,336.14 33,151,336.14 22.86 0.00 0.00 0.00
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Holdings

STATE OF ARIZONA
Asset Summary FUND: ATZ38 STATE STREET
As of: June 30, 2015 View Date: July 6, 2015

ST OF AZ POOL 700 LGIP MD FF&C

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
108,039,674.270 110,544,406.00 110,252,162.03 76.03 -292,243.97 0.00 -292,243.97
FIXED INCOME Total
108,039,674.270 110,544,406.00 110,252,162.03 76.03 -292,243.97 0.00 -292,243.97
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
142,799,553.510 145,304,285.24 145,012,041.27 100.00 -292,243.97 0.00 -292,243.97
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ST OF AZ POOL 700 LGIP MD FF&C

Holdings
STATE OF ARIZONA
A By FUND: — ATZS STATE STREET
As of: June 30, 2015 View Date: July 6, 2015
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
1,608,543.100 1,608,543.10 1,608,543.10 1.1 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
33,151,336.140 33,151,336.14 33,151,336.14 22.86 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
108,039,674.270 110,544,406.00 110,252,162.03 76.03 -292,243.97 0.00 -292,243.97
288,663.38 GN 0.00 GN 288,663.38 GN
-580,907.35 LS 0.00 LS -580,907.35 LS
Original Face: 106,556,139.000
FUND Total
0.000 142,799,553.510 145,304,285.24 145,012,041.27 100.00 -292,243.97 0.00 -292,243.97
288,663.38 GN 0.00 GN 288,663.38 GN
-580,907.35 LS 0.00 LS -580,907.35 LS
Original Face: 106,556,139.000
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